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but:  which  is  neither  a  U-stacistic  nor  an  b-statisttc.  Thus,  for  exatple,  Despite  the  complexity  aid  generality  of  the  form  (1.2),  the  usual 


more  formidable  for  machine  computation  than  siopler  types  of  statistic. 


may  be  written  in  the  form 


First,  consider  the  special  case  of  the  functional 

then  thi  aranetet  of  interest  la  represented  by  T(Hj.) for  sane  factional  TQ(F)  -  ^Cp). 

T  evaluated  at  a  diatributlcm  Hj.  related  to  the  distribution  F  of  the  observations.  Q<p<1  md  that  Hj,  has  a  density  hj.  in  the 
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and  hence,  using  Tcnelli’s  Iheorwi  (Royden  (1968).  p.  270),  result  to  the  more  general  situaticn  involving  the  terms  in  (3.8)  is 

straightforward  (details  emitted) .  and  we  have 


LEtfH  3.5.  let  Kp  have  positive  derivatives  at  Its  Pj-quantU.es.  defined  generalized  V  functionals  by  replacing  T(F)  by  T(Hp)  for  a  specified 

®  0-  1^  functional  T(-)  ,  we  may  define  a  generalized  M- functional  by  putting  Hj. 

for  F  in  (4.1).  Thus  a  generalized  M-statistic  is  given  by  T(H  ).  The 


is  a  given  function.  (See  Huber  (1977),  for  example.)  Just  as  we 
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